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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 19/08/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
ZAAD On 12-Dec-2008
R157 On 05-Feb-2009
$ /R On 16-Mar-2009
ZAAD On 16-Mar-2009
R157 On 06-Nov-2008
$ /R On 15-Sep-2008
£ /R On 15-Sep-2008
€ /R On 15-Sep-2008

ZAAD On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Currency Future
Currency Future
Currency Future
Bond Future

Currency Future
Currency Future
Bond Future

Currency Future
Currency Future
Currency Future

Currency Future

10

78

62,260
400
130

11
1,779
50
10

10,296
388
764

30

76,118

499,379.90
5,894.44
888.45
14,075.78
14,562.71
347.23
12,547.49
80,413.47
5,671.24
8,814.48

202.56

642,797.74
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